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Non-monotone Algorithm for the Solution to Nonlinear

Complementarity Problems

HOU Chun-li' , WANG Xuan-zhan’

(1. Department of Mathematical and Physical Science, Zibo Normal College, Shandong Zibo 255130, China;
2. School of Science, China Petroleum University ( East China) , Shandong Qingdao 266580, China)

Abstract; Value function is used to equivalently transform nonlinear complementarity problems into the
optimality problems with non-negative constraints, the non-monotone descent algorithm for new solution to nonlinear
complementarity problems is proposed based on new non-monotone search technique of Gu N.Z., the global
convergence of this algorithm is proved under the proper condition, and the validity of this algorithm is tested by
numerical examples.
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